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Daily Transaction Reconcilement Flows 

Client Transaction Flow 

START OF DAY 



Export data to 
ASCII file 



_ 401 



410 _ 



Monitor FTP 
server 



Encrypt using 
public key and add 
digital signature 



. 402 
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As each file arrives 
translate and copy 
to server 



Login to FTP 
server and transmit 
file 



412 _ 



Decrypt and 
authenticate 



_ 403 



413 _ 



Import, update 
and match each 
file as it arrives 



PERIODIC RECONCILIATION EVERY N HOURS 



420 _ 



Run reconciliation 
for all participants 



421 _ 



Export results for 

each client, 
encrypt and copy 
to FTP server 



Login to FTP server and 
receive results file(s) 



_ 440 



Decrypt and 
authenticate 



Import results to 
MS-Access 
reporting system or 
in-house system 



_ 441 
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Summary Report for Bank No. 1 



Bank No. 2 



Matched 



OURS 



-21,590,096.77,. 



Unmatched 



OURS 



42,804,687. 18 



Total 



21,214,590.41 



Matched 



THEIRS 



24,548,818.00 



Unmatched 



THEIRS 



-65,830,582.00 



Total 



-41,281,764.00 



Bank No. 3 



NET 



-20,067,173.59 



Matched 



OURS 



28,698,177.31 



Unmatched 



OURS 



20,611,853.19 



Total 



49,310,030.50 



Matched 



THEIRS 



-35,761,533.08 



Unmatched 



THEIRS 



-4,059,325.65 



FIG. 5 



Total 



NET 



-39,820,858.73 



9,489,171.77 
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Import Errors Bank No. 2 



BANK2 



c:/derivs/imports/bank2.tab 



AT LINE: 



135 



No data for required field Field [deal req] value [] 



NY5006-9987500-USD-25/02/97-25/08/97-0-0 



BANK2 



c:/derivs/imports/bank2.tab 



AT LINE: 



109 



No data for required field Field [deal req] value [] 



N0000282780- 1 00000000-USD-08/09/93- 1 0/09/97-0-0 



BANK2 



c:/derivs/imports/bank2.tab 



AT LINE: 



107 



No data for required field Field [deal req] value [] 



N0000205090-50000000-USD-21/07/92-23/07/97-0-0 



BANK2 



c :/deri vs/imports/bank2 .tab 



AT LINE: 



104 



No data for required field Field [deal req] value [] 



N0000069866-40000000-USD- 1 8/04/9 1 - 1 7/12/97-0-0 



BANK2 


c:/derivs/imports/bank2.tab 


AT LINE: 


103 




No data for required field Field [deal req] v 


alue [] 




N000006985 7- 1 7000000-USD- 1 8/04/9 1-17/1 2/97-0-0 










BANK2 


c:/derivs/imports/bank2.tab 


AT LINE: 


16 





No data for required field Field [deal req] value [] 



LNCF 1 86496-200000000-DEM-0 1 /03/95-03/03/98-0-0 



BANK2 


c:/derivs/imports/bank2.tab 


AT LINE: 


13 




No data for required field Field [deal req] v 


alue [] 




L000013233-25000000-GBP-04/1 1/94-04/1 1/97-0-0 










BANK2 


c:/derivs/imports/bank2.tab 


AT LINE: 


12 





No data for required field Field [notional 1] value [] 



FRA-USD-CITI-0-USD- 1 8/1 2/96- 1 8/1 2/99- 1 96933-0 



BANK2 


c:/derivs/imports/bank2.tab 


AT LINE: 


11 




No data for required field Field [notional 1] value [] 


COM0 1 0082-0-USD-06/06/97-06/06/00- 1 440 1 9-0 







FIG. 9 
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Matching Criteria 



Level external 



Order 


Field 1 


Field2 


Type 


Tolerance 


Ttype 


Special 


Value 1 


Value2 


1 


BIC 


cpBIC 


text 


0 










2 


cpBIC 




text 


0 










3 


ExternalMatchID 


BIC 


text 


0 











Level full 



Order 


Field 1 


Field2 


Type 


Tolerance 


Ttype 


Special 


Value 1 


Value2 


1 


BIC 


cpBIC 


text 












2 


cpBIC 


BIC 


text 












3 


Product 




text 












4 


PayCcy 




text 












5 


RecCcy 




text 












6 


Paynotional 




number 












7 


Recnotional 




number 












8 


maturity date 




date 


5 


d 








9 


trade date 




date 


1 


d 








10 


buysell 




text 


0 




A 


B 


S 


11 


call put 




text 


0 




B 







Level level 1 



Order 


Fieldl 


Field2 


Type 


Tolerance 


Ttype 


Special 


Value 1 


Value2 


1 


BIC 


cpBIC 


text 












2 


cpBIC 


BIC 


text 












3 


Product 




text 












4 


PayCcy 




text 












5 


RecCcy 




text 












6 


PayNotional 




number 












7 


RecNotional 




number 












8 


maturitydate 




date 


5 


d 









Level level2 



Order 


Fieldl 


Field2 


Type 


Tolerance 


Ttype 


Special 


Value 1 


Value2 


1 


BIC 


cpBIC 


text 












2 


cpBIC 


BIC 


text 












3 


Product 




text 












4 


PayCcy 




text 












5 


RecCcy 




text 












6 


PayNotional 




number 












7 


RecNotional 




number 













FIG. 13 
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Tables of Data Fields 



Name 


Type 


Length 


ImportCode 


Text 


10 


BIC 


Text 


12 


cpBIC 


Text 


12 


InputCP 


Text 


50 


parentID 


Text 


15 


transaction id 


Text 


20 


cp transactionid 


Text 


20 


Product 


Text 


8 


InputProduct 


Text 


25 


PayCcy 


Text 


5 


PayNotional 


Number 


8", ' 


RecCcy 


Text 


5 " 


RecNotional 


Number 


8 


NotionalBase 


Number 


8 


trade date 


Date/Time 


8 


Start Date 


Date/Time 


8 


Maturity Date 


Date/Time 


8 


settle date 


Date/Time 


8 


Call Put 


Text 


5 


Buy Sell 


Text 


5 


Strike Price 


Number 


8 


MatchCode 


Text 


15 


Matchnumber 


Number (Long) 


4 


ManualMatch 


Yes/No 


2 


ExternalMatchld 


Text 


25 


ManualLink 


Number (Long) 


4 


MTM 


Number 


8 


MTMdate 


Date/Time 


8 


reconflag 


Yes/No 


1 


%diff 


Number 


8 


absdiff 


Number 


8 


status 


Number 


2 


created 


Date/Time 


8 


last updated 


Date/Time 


8 
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Tables of Data Fields 



Import Specifications 



Name 


Type 


i^engtn 


ImportFileSpecs 






ImportCode 


Text 




DTP 


i exi 


1 0 


Description 


Text 


50 


filepath 


Text 


50 


type 


Text 


10 


delimiter 


Text 


2 


skiprecs 


Number (Integer) 


2 


eof 


Text 


50 


outputtype 


Text 


5*- 


table 


Text 


50 


Active 


Yes/No 


1 



Name 


Type 


'• Length 


ImportFieldSpecs 






Importcode 


Text 


10 


ifield 


Text 


50 


itype 


Text 


10 


i format 


Text 


25 


irequired 


Yes/No 


1 


ikey 


Yes/No 


1 


ikeyno 


Number (Integer) 


2 


ikeyid 


Text 


10 


ifieldpos 


Number (Integer) 


2 


ifielden 


Number (Integer) 


2 


imaptable 


Text 


75 


ofield 


Text 


50 


oformat 


Text 


50 


defaultvalue 


Text 


50 


comments 


Text 


255 


Map Tables 


Name 


Type 


Length 


MapCP 






Importcode 


Text 


10 


inputvalue 


Text 


50 


outputvalue 


Text 


10 


MapProduct 






importcode 


Text 


10 


inputvalue 


Text 


50 


outputvalue 


Text 


10 



FIG. 14B-1 
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Match Criteria 



j in a. me 


Type 


T pnoth 


| MatchCodes 






MatchCode 


i exi 




MatchOrder 


iMumDcr ^nuc^crj 


2 


rieiQ 1 






Field2 
FieldType 


Text 
Text 


50 J 

10 


Tolerance 


Number 


8 


11 TolType 


Text 


10 


Special 


Text 


10 


Valuel 


Text 


50 


| Value2 


Text 


50 



FIG. 14B-2 



